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% DAILY POSITION REPORT
,90 As of As of October 24, 2000
( Pomition ] Maturity / Riok r Valweat-Rish ] Pl ($000)
Puninens Unt - Commadity € reup [ naome_ T [ 3| Sensuiviey Limwt L +-Day T Uit C Today I SueyRatlieg | MTD) T QT | YTO ]
ENRON NORTH AMERICA . % |
GAS TRADING 103.4 3008t [ (393 350Bcr ] [ s25518 ][ se00m | $15138)] 1807 s17,09 $17,096 $728,710
UNITED STATES 52 (139.49 $22.810 3.0y (19.%75) 16,723 16.723 691,562
CANADA 209 190 $3.229 (2.105), 1.804 373 7 37,148
POWER TRADING 56.9 OMIMWH || 112 | 25MIMWH | $23,778 || ss0.000 | $4,960 $6244 | ($19215)]  (519.215) $471,481
EAST TRADING (88) $14.216 7.465 12.156 (1329 (0.229)) 75041
WEST TRADING 124 $19.321 2.4K), (5.912) {).X%7) ().8R7) 1819
CANADA TRADING £32 $11.94% 0 0 [4] 0 (L4
_CROSS COMMODITY TRADING )| 957 | [ ss.000 [ $is | $728)] (51349 (s1.329)f $9,719 |
[ oTHEr ] 50 | S0 ($9298)]  (59.298)]  ($84.629))

ENRON EUROPE

sl szsont - s3am]. s3a92] — sansm)

[__ENRON METALS — J 28224 | srsom0meie ton ][ (660,721) | eonommswicons ] [ 85,783 ][ sro00 [ $s13] s2am]  (sis239) (s15.230) $18,555 |
FUROPEAN TRADING $14,695 . ($8.232) ($16.421) $14,398 $14,398 $355,031
EUROPFAN GAS ** 8.6) 260 Bef 94 90 Bef si0s |[ s7s00 Wiy () 9267 9367 R,
| UK FLECTRICITY * 147.01 68 Mil MWH 14.2) 1S Mil MWiE $14.607 $15.300 1 1%6)) (663)] 9472 9972 207.436
CONTINENTAL ELECTRICITY 177 20 Mit MWH 38 20 Mit MWH sins || w000 (5.196) (9.265) (4.5 (4,538} 41,364
NORINC ELECTRICITY 9.4 Xi Mil MWH 3 20 Mil MWIT $1.527 ALY (76} (1330} t1.076¢ (1076} 3.686
SPREAI OPTION S LAY L3 [REIRINY) 0,882
ENRON CREDIT [eas [ swomit | [ sws)[ si000 o0 K 1129 1129 1156
_DEBT TRADING U seaz | s250Mil | | sas|{ s2000 T .03 o) ) 1.265
OTHER (553 (B3 14 3214 56.102
[ eesrurorE ] [ st6]  $1200]  $4033]  $4,033 ] $37,947 |
FNRON GLOBAL MARKETS Coesnaen] (89559 . 6634  s66M] - $245018 ]
GILIBAL PRODUCTS 7.2 nsMabeLwn || 43 I 15 MiJ BB WT J $6.07 $8.000 (12y (12861) (13.335) (J3.235) 24.126
WEATHER 246 $100 Mil SL368 || $3,000 23 6 366 366 13,262
___COALTRADING 25 1S Mit Tons T3 T smitem | 51,58 |1 34,000 (¥KT) 25 2088 3085 15.853
EMISSIONS ALLOWANCES 1) PMitCredis || 00 | tMilCredis_ | s7m2)| $3,000 a9 154 91 91 (12600
FINANCIAL TRADING $688 $4.342 $15,957 $15,957 $193,343
USDRIT 644 412 16,879 16879 110.737
oK Rt 650 923 1107 1.107 19852
77777 l‘.’ul'lTV TRADING $10.0 $100 Mal 31431 [ $6.000 1632} {1,435y U967 (1 U67) 5,989
SOFT COMMODITIES TRADING Wm0 2000 Contracts 2870 2000 Contacis 3414 $750 Wy A%/ 4 4 \S2r
RAIN TRADING (100.0) 100 Contracts 1100.0} 1000 Contracts 330 $500 sy s AL X 7
AT TRADING (55.0) 1000 Contracts (55.0) 1000 Contracts $96 SIS0 [L]] (22 132, {32} (4
t . _CX/INT RATE TRADING i3] $10 Mil { . sis3jf $3000 50 173 172) 172y 6.%51 §
326,636 SHOMAy |
ENRON INDUSTRIAL MARKETS { ($306)] $410 | $780 | $780 | $32,300 |
| PULP & PATER V[ assar | woomoMeoic Tons || 99472 | 300000 Mewric Tone | | sai1 || $3.000 ] | A1) an 77 137] 325 |
LovaER T oo | newwmsr [ oo | 22000meF si7f[_s2s0 { 1] a2 42 42] QU
ENRON SOUTH AMERICA [ $119] $120 | (ssan) (s530)] $9,723 |
SOUTHERN CONE GAS TRADING [ ws ] 3 Bel N 08| s | s2.000 0 106 ) (184 12947
SOUTHERN CONE POWER TRADING [ Tem LsMIMWH || 09 asmMiMwi | 97| 5000 | a7 (%) (1) “n (1392
SOUTHERN CONE CRUDE TRADING 7 197 S04 S04 [
EANRON ASLAL AFRICA { $13 ] $134 | $492 | $492 | $4,601 |
L AUSTRAIIA PUWER TRADING ] [ an l 3 M MW J r .7 J & Mil MWH ] o0 || $3.000 [ &) r 134 l 4'!2] 492 I 460 ]
ENRON BROADBAND SERVICES . (&7)] (SZSSW‘ _(31,059) ($|,059)l ($12.387)
L BANDWIDTH TRADING ] (L2 %)) LA-NY TDM D83 r 61.5) J LA-NY TDM D1 ] s17 r!2.000 ] [ {673 (:Sx)] u_uﬁu;[ (l.nﬂ’nl 4|:.1x7|]
ADVERTISING TRADING ] iy 782 CPP I 1ns 782CPP [ $1.000 l q Q [ 9 l 9 I 9
ENRON ENERGY SERVICES [ ssgsi][ssoo0 = [ sa130] 846531 siz120] 12120  $255786 |
_GAS TRADING = Bt I en | st | [ we] 709 | 1057 ] 7256 ] 7.256 | 29,904 |
.. POWER TRADING ) miMwin I am | wmamwn | 53783 Y 3496 | a¥68 | 4364 | 135482 |
CROSS PORTFOLIO DIVERSIFICATION EFFECT ($51,879)
TOPAL TRADING [Tswsr[simomn |« [ @1sase)]  (s29855)]  ss8e0]  ssaso| $2,071.854
_ow — $558 $1,533 $2,109 $2,109 $44,305
s 1531 210 210 44524
] 0 o 0 (219
FOIAL TRADING with ORIGINATIONS [ susa]  Gman]  siege]  swes0 | s2uie1se ]
[ "MERCHANT PORTFOLIO [sasar [ s373a] s30022)] 385055 (s85.085)] $33,385 |
[ CAPITAL PORTFOLIO 1 e | swnomMi ) [T 5] “s100m) $0 | $0 | 50 | s0]__ s126374]
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I Pusitin ] F Vewe w-Risk 1
Buminem Unit - Commedity Graug Nt Oprn Time L i-Day 1 Lt 1
[MERCHANT PORTFOLIO 28507}

ENRON NORTH AMERICA, Nef Fair Value 1,629 ($687)  ($21,168)] _ ($22.438)] 48 $69.930
CANADA 412 23 T4 97 bt %24}
DOWNSTREAN 00 - - - - (126
EAST ORIGINATIONS 57 1140 [LRIA €1.99%) (1.986), M
ENERGY CAPITAL RESOURCES 9.7 L8 t 190 30)] 4900
GAS ASSETS 100 hid O % -“R
GENERATION FAST 294.2 - 1,883 1.88% LAl LI )
GENERATION WEST 4 - . - - 19.278
MUANA aoe - - . 4.M)
PAFER 156 - - - - {10490
PURTHOHID EAIK (L] 122.08% 123.278)] {20278 {206.74%)|
PRINCIPAL INVESTING 62.4 150! (4N 1106)| 1186)] 106,800
SPECIAL ASSETS - PERFORMING 326 e € 16 9 AT
SPECIAL ASSETS - NON-PERF (IRMING 15.0 . (A (196 [0 (625! 40,101
TREASURY N - - - (15417
WEST ORIGINATIONS 29 - - . -

ENRON EUROPE, Net Fair Valne 7.4 $0 (3$295) 1,474 1,474 28,051
rUBILIC 183 - (2% 1474 1474 4 9Oy
PRIVATE .0 - - - - A0
HEDGES 0 - . - - e
STRUCTURED CREINT 00

ENRON CALMEF, Net Fair Value i34 - - - - -
rUBLIC 184
PRIVATE 160.0
CONVERTIBLE PRIVATE 0.0
STRUCTURED CREIIT [

ENRON ASIA PACIFIC, Net Fair Value 1296 - - - . -
PRIVATE nNo
STRUCTURED CREINT 26

[ ENRON INDIA, Net Fair Value 11 e ] [ -1 -] -] 56 |
[__rvauc JLE e ~ 1§ | | I 1 B s}

ENRON NA INT"L, Net Fair Value 12 . - - . -
PURBILIC 0.0
PRIVATE 1.1
CONVERTIRIE PRIVATE 0.0
NTRUCTURED CREINT no

ENRON CAPITAL. MGMT, Net Fair Valwe (A) 1913 {$404) $1,121 $345 $345 $35,489
MLP PUBLIC EQUITY 6.1 (I 1.106 A (1A 06
NON SLP PUBLIC EQUITY 00
S1LP PRIVATE EQUITY 1070 . - AM)
SILP CONVERTIDLE Pi 0.0 - - . - 4
SLP WARRANTY 0.0
SLP WARRANTS PUBLIC 0.0 - - hal
SIP CANADIAN PUBLIC EQUITY 1 127)] s L) 402 4
SLP PRIVATE EQUITY PARTNERSHIPS 00 - - - (156))
NONSLP PRIVATE EQUITY PARTNERSHIPS 0o
SEP STRUCTURED CREDIT LA - - - (TA4)]
SLP - PORTFOL1O INSURANCE 0.0

[ ¥nmon corr 1 se 1} | 3697 | a2z somm2)]_ s9mmz)]  (3136,786)]
L ruRLIC )T v ] I w7] 1] ] omn| (1%0.780)

ENRON RROADBAND SERVICES, INC. 565 3367 3639 $933 $933 $156,219
rUBIIC a9 w? oW RAR AR 188,219
PRIVATE .8 - - - - 30004
WARRANTS 0.0

ENRON NET WORKS 153 $0 k) (3420) (34200 $1.814
PRIVATE Ho - . - -
PRIVATE EQUITY P o) oy . - 14200 | [T

ENRON GLOBAL MARKETS »2 $263 $276 339 $339 (87,273
TOTAL REYURN SWAP 00 . . - . L
ACCRUAL INCOME oo - - - [24)
PRIVATE 3y 262 262 22 262 (8.0M)
STRUCTURED CREDIT 49 0 2] T * e

ENRON RAPTOR 1 4139 $3,500 ($10.477) ($55.406 ($55,306)] _($114,115
US PUBLIC 62 9N& £.968 (10.607) (19.602)) (662N
LS PRIVATE 1514 - . B . -
CONVERTIBIL - PRIVATE 0”7
WARRANTS - PRIVATE IR} . N . . -
WARRANTS - PUBILIC A (68) (8128 (158)] (755)] %0
CANADIAN . PUBLIC 1.5 1$ 16 S ML 218
CANAINAN - PRIVATE a8 - . . -

PRIVATE EQUITY S [rx] N B . N .

US STRUCTURED CREDIT-BOOK 128.7 . . . . .

US STRUCTURED CREDIT-MTM™ 0 - - 1 1) 191
EGF S1P - US STRUCTURED CREINT [ %] - - - - -
EGH SLE - PRIVATE EQUITY PARTNERSHIPY 29 - - - - -

EGE SLP - CANAINAN PUBLIC 09 9 10 207 xn 12
KGF SLP - US PURLIC 4 {16%) iy (M7) £347) h2e)
EGH SLP - WARRANTS PUBLIC al Af); 12 3) (W) il
ERY PUBLIC a7 (5.64M) (1%.998) (35.263) (35.263) (108933
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